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WATE
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INVENTORY

INVESTMENTS OUTSTANDING AS OF 8/31/04 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP (5)

1S BOOK-VALUE AMORTIZED THROUGH 8/31/04

POSITI SEC-ID DESCRIPTION

35200 912828AY U S TREASURY NOTE
35743 912828AY U S TREASURY NOTE
35754 912828AY U S TREASURY NOTE
35351 912828BB U S TREASURY NOTE

4 ITEMS IN SUBTOTAL FOR:

35273 383752BM GOV"T TRUST CERTIF
35274 383752FZ GOV"T TRUST CERTIF

2 ITEMS IN SUBTOTAL FOR:

44738 3128X3MP FHLMC
35612 31339YPK FHLB

2 ITEMS IN SUBTOTAL FOR:

41278 3128X2BN FHLMC
44018 3128X2JA FHLMC
43392 3128X2ZC FHLMC

U.S.

AGENCY STEP

RATE MATURITY YIELD MOO

U.S. TREASURY

2.000 5/15/06 1.461 Aaa

2.000 5/15/06 1.637 Aaa

2.000 5/15/06 1.744 Aaa

1.250 5/31/05 1.160 Aaa
1.408

TREASURY NOTES & BONDS

S&P POSITION-SIZE #

AAA  20,000,000.00
AAA  20,000,000.00
AAA  20,000,000.00
AAA  50,000,000.00

110,000,000.00
(TYPE  12)

GVT TRUST CERTIF ZERCES & ( 17)

5/15/06 1.675 Aaa
5/15/06 1.675 Aaa

GVT TRUST CERTIF ZEROES & STRIPS (TYPE

AGENCY STEP U

6/23/06 2.016 Aaa
7/28/06 2.250 Aaa

2.000
2.250

UP NOTE (30/360) 2X

AGENCY NOTES
11725705 1.509 Aaa
12716705 2.292 Aaa

2/23/06 2.119 Aaa

2.375
2.233
2.000

AAA
AAA

5,500,000.00
10,000,000.00

15,500,000.00

17)

P NOTE (30/3 ( 22)

AAA  20,000,000.00
AAA  25,000,000.00

45,000,000.00
(TYPE  22)

(30/360) 2X ( 23)

AAA 5,000,000.00
AAA  10,000,000.00
AAA  20,000,000.00

PRICE

95.
95.

99.
99.

99.
-39500
-46875

99

.57813
.57813
.57813
-56250

51300
51300

78600
75000

75600

NNNN

2
2

NNN

CARRY-BASIS

20,178,621.
20,120,000.
20,084 ,456.
50,033,062.

MARKET-VALUE

19,915,625.00
19,915,625.00
19,915,625.00
49,781,250.00

110,416,140.

5,350,587.
9,728,341.

109,528,125.00

5,253,215.00
9,551,300.00

15,078,929.

19,994,349.
25,000,000.

14,804,515.00

19,957,200.00
24,937,500.00

44,994,349.

5,010,069.
9,992,515.
19,965,515.

62
89
24

44,894 ,700.00

4,987,800.00
9,939,500.00
19,893,750.00

* $-ABOVE/BELOW

-262,996.
-204,375.
-168,831.
-251,812.

-888,015.

-97,372.
-177,041.

-274,414.

-37,149.
-62,500.

-99,649.

-22,269.
-53,015.
-71,765.

62
89
24
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WATERMARK

ATE OF ARI12ZO
TREASURERT®™S

INVENTORY

INVESTMENTS OUTSTANDING AS OF 8/31/04 (SETTLEMENT BASIS)

CARRY-BASIS

1S BOOK-VALUE AMORTIZED THROUGH 8/31/04

POOL: LGIP (5)

MARKET-VALUE

19,918,750.00

4,971,875.00
24,734,375.00

9,893,750.00

7,922,500.00
19,931,250.00
24,859,375.00

7,828,190.62
19,775,000.00
24,679,687.50
24,773,437.50
21,120,400.00

8,456,460.94

9,993,750.00
14,995,312.50
14,798,437.50
14,910,937.50
10,046,875.00
20,000,000.00
19,975,000.00

358,406,414.06

5,698,290.00
25,103,250.00

30,801,540.00

* $-ABOVE/BELOW

-2,203,371.

-1,710.
107,505.

POSITI SEC-ID DESCRIPTION RATE MATURITY YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS
41746 31331TRT FFCB 1.650 8/03/05 1.650 Aaa AAA  20,000,000.00  99.59375 2 20,000,000.
35087 31339XM9 FHLB 2.250 6/23/06 2.250 Aaa AAA  5,000,000.00  99.43750 2  5,000,000.
35540 31339XVT FHLB 2.000 7/07/06 2.000 Aaa AAA  25,000,000.00  98.93750 2 25,000,000.
35538 31339XWA FHLB 2.000 7/07/06 2.000 Aaa AAA  10,000,000.00  98.93750 2 10,000,000.
35862 31339YNA FHLB 2.080 7/21/06 2.080 Aaa AAA  8,000,000.00  99.03125 2  8,000,000.
42466 3133X4C8 FHLB 2.000 12/12/05 1.999 Aaa AAA  20,000,000.00  99.65625 2 20,000,000.
42582 3133X4EB FHLB 2.000 2/27/06 2.031 Aaa AAA  25,000,000.00  99.43750 2 24,988,775.
42922 3133X4TQ FHLB 1.875 12/30/05 1.856 Aaa AAA  7,870,000.00  99.46875 2  7,871,863.
43065 3133X5L3 FHLB 2.450 3/23/07 2.450 Aaa AAA  20,000,000.00  98.87500 2 20,000,000.
43179 3133X5RC FHLB 2.100 10/13/06 2.100 Aaa AAA  25,000,000.00  98.71875 2 25,000,000.
43215 3133X5S3 FHLB 2.070 6/30/06 2.069 Aaa AAA  25,000,000.00  99.09375 2 25,000,000.
43425 3133X5V9 FHLB 2.000 4/21/06 2.016 Aaa AAA  21,280,000.00  99.25000 2 21,274,561.
43616 3133X6PH FHLB 2.000 10/28/05 2.000 Aaa AAA  8,475,000.00  99.78125 2  8,475,000.
44731 3133X7JY FHLB 2.185 7/05/05 2.184 Aaa AAA  10,000,000.00  99.93750 2 10,000,000.
38409 3134A4UH FHLMC 2.125 11/15/05 2.132 Aaa AAA  15,000,000.00  99.96875 2 14,998,697.
35165 31359MSE FNMA 1.750 6/16/06 1.750 Aaa AAA  15,000,000.00  98.65625 2 15,000,000.
35863 3136F3V3 FNMA 2.270 7/21/06 2.269 Aaa AAA  15,000,000.00  99.40625 2 15,000,000.
42705 3136F4US FNMA 3.000 1/30/07 2.824 Aaa AAA  10,000,000.00 100.46875 2 10,040,334.
44050 3136F5XK FNMA 2.270 11/17/05 2.302 Aaa AAA  20,000,000.00 100.00000 2 19,992,452.
44020 3136F5XV FNMA 1.850 6/03/05 1.850 Aaa AAA  20,000,000.00  99.87500 2 20,000,000.

2.073 360, 625,000.00 360,609,785.
23 ITEMS IN SUBTOTAL FOR: AGENCY NOTES (30/360) 2X (TYPE  23)
AGENCY NOTES-VAR (30/360) ( 25)
35748 3128X1INH FHLMC 2.250 7/14/06 2.250 Aaa AAA  5,700,000.00  99.97000 2 5,700,000.
33793 3133MXP5 FHLB 2.080 4/21/06 2.091 Aaa AAA  25,000,000.00 100.41300 2 24,995,744.
2.120 30,700,000.00 30,695,744 .
2 ITEMS IN SUBTOTAL FOR: AGENCY NOTES-VAR (30/360) 4X (TYPE  25)
AGENCY NOTE-VAR (30/360) ( 29)
35123 31339XVW FHLB 2.250 6/26/08 2.250 Aaa AAA  25,000,000.00  99.50000 2 25,000,000

-00

24,875,000.00

-125,000

-00
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INVESTMENTS OUTSTANDING AS OF 8/31/04 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP (5)

1S BOOK-VALUE AMORTIZED THROUGH 8/31/04

POSITI

2

ITEMS

SEC-1ID

DESCRIPTION

IN SUBTOTAL FOR:

33127 3133MXCP FHLB

33194 78442FAP SLMA CORP
34297 78442FAS SLMA CORP
41546 78442FBR SLMA CORP
41548 78442FBR SLMA CORP

5

45972
46055
46116
46047
46152
46059
45921
46066
46073

9

ITEMS

ITEMS

313384F4
313384F9
313384G8
313396G7
313396H6
313588E3
313588F9
313588H9
31358834

IN SUBTOTAL FOR:

FHLB DISC CORP
DISC  FHLB
FHLB DISC CORP
FMCDN DISCOUNT
FMCDN

FNMA

FNMA DISCOUNT
FNMA DISCOUNT
FNMA DISCOUNT

IN SUBTOTAL FOR:

RATE MATURITY YIELD MOO S&P POSITION-SIZE #

AGENCY NOTE-VAR (30/360) 2X

(TYPE

50,000,000.00

29)

AGENCY NOTE-VAR (ACT/360) ( 30)

1.801
1.720
1.830
1.780
1.780

9/28/06
3/15/06
4/25/06
1725707
1725707

AGENCY DISCOUNT NOTES

AGENCY NOTE-VAR (ACT/360) 4X

.879 Aaa AAA

13,700,000.00

.715 A2 A 10,000,000.00

.852 A2 A 10,000,000.00

776 A2 A 20,000,000.00

776 A2 A 10,000,000.00

801 63,700,000.00
(TYPE  30)

C 35

.480
-490
.500
-500
.520

9/10/04
9/15/04
9/22/04
9/21/04
9/28/04
.500 9/01/04
.500 9/15/04
-550 10701704
-550 10/04/04

RPRRRRRRRR

AGENCY DISCOUNT NOTES

481 P1  Al+ 15,000,000.00
491 P1  Al+ 25,000,000.00
502 P1 Al+ 20,000,000.00
502 P1 Al+ 25,000,000.00
522 P1  Al+ 20,000,000.00
501 Aaa AAA  30,000,000.00
502 P1  Al+ 25,000,000.00
553 P1  Al+ 25,000,000.00
553 P1  Al+ 10,000,000.00
510 195,000,000.00
(TYPE  35)

CORPORATE NOTES (30/360) ( 50)

41597 36962GF8 GENERAL ELECTRIC C 2.000 1/30/06 2.000 Aaa AAA

20,000,000.00

PRICE

35926 3136F3U5 FNMA

99

99

100.
100.

100
100

99

.81250

-98600
26400
21700
-05100
-05100

-96000
-94000
-91000
-92000
-89000
.00000
-94000
-87000
-86000

.32100

NNNNDN

NNNNNMNNNNN

2

CARRY-BASIS

50,000,000.00

13,674,680.
10,000,000.

9,994,987.
20,000,000.
10,000,000.

63,669,667.

14,994,450.
24,985,513.
19,982,500.
24,979,166.
19,977,200.
30,000,000.
24,985,416.
24,967,708.

9,985,791.

194,857,747.

20,000,000.00

MARKET-VALUE

49,828,125.00

13,698,082.00
10,026,400.00
10,021,700.00
20,010,200.00
10,005,100.00

63,761,482.00

14,994,000.00
24,985,000.00
19,982,000.00
24,980,000.00
19,978,000.00
30,000,000.00
24,985,000.00
24,967,500.00

9,986,000.00

194,857,500.00

19,864,200.00

* $-ABOVE/BELOW

-171,875.

-135,800.00
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INVESTMENTS OUTSTANDING AS OF 8/31/04 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP (5)

1S BOOK-VALUE AMORTIZED THROUGH 8/31/04

POSITI

2

35652
32156
33019
36553
36554
46135
46137
44723
42199
34535
34296
34266
40170
44991
44925
42197
42198
44604
45267
33472
35747
33934
35022
35050
35864

25

SEC-1ID

ITEMS

02666QTH
12560PCR
12560PCT
12560PCX
12560PCX
12560PDJ
12560PDJ
172967CL
22237LNX
24422EPC
36962GB9
36962GC2
36962GE9
36962GJ5
36962626
37042WH4
37042WH4
38141EJE
38141EJP
44643WCN
50075NAJ
740587AP
88319QF4
88319QF8
US8952AA

ITEMS

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

DESCRIPTION

AMERICAN HONDA FIN
CIT GROUP INC

CIT GROUP INC

CIT GROUP INC

CIT GROUP INC

CIT GROUP INC

CIT GROUP INC
CITIGROUP INC.
COUNTRYWIDE HOME L
JOHN DEERE CAPITAL
GENERAL ELECTRIC C
GENERAL ELECTRIC C
GENERAL ELECTRIC C
GENERAL ELECTRIC C
GENERAL ELECTRIC C
GENERAL MOTORS ACC
GENERAL MOTORS ACC
GOLDMAN SACHS GROU
GOLDMAN SACHS GROU
HUNTINGTON NATIONA
KRAFT FOODS INC
PREMIUM ASSET TRUS
TEXTRON FINL CORP
TEXTRON FINL CORP
MERIDIAN FUNDING C

RATE MATURITY YIELD MOO S&P POSITION-SIZE #

PNNRRPRPRRPRPNNRRRPRPRNRRPRREPRRRENWERE

.760
-180
-850
.981
.981
.931
.931
-400
.870
-030
.760
-850
-490
.610
.670
.595
.595
.721
.735
.810
-960 11/26/04
-900 10706705
.670
.249
.789

CORPORATE NOTES (30/360) 2X

(TYPE

CORPORATE NOTES-VAR

30,000,000.00

50)

(ACT/ ( 52)

7/11/06
1/31/05
9/20/04
2/14/05
2/14/05
8/31/06
8/31/06
6/04/07
2/17/06
5/20/05
5/12/05
5/12/06
3/09/707
6/22/07
9/15/04
5/18/06
5/18/06
1/09/07
7/02/07
2/10/05

2/11/05
6/13/05
6/09/08

Aa3
Aa3
A+
A3
Aa3

A3
Aaa

CORPORATE NOTES-VAR (ACT/360)4X

BBB

BBB+

(TYPE

20,000,000.00
20,000,000.00
35,000,000.00
10,000,000.00
10,000,000.00
20,000,000.00
10,000,000.00
10,000,000.00
20,000,000.00
20,000,000.00
10,000,000.00
15,000,000.00
20,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
20,000,000.00
10,000,000.00
10,000,000.00
25,000,000.00

5,000,000.00
17,500,000.00

9,000,000.00

7,000,000.00
10,000,000.00

363,500,000.00

52)

PRICE

99

-79500

-17300
.58000
.04800
-09900
-09900
-95900
-95900
-96500
-99900
.18600
.08400
-29300
-15200
.03125
-00000
.23800
.23800
-08200
-92100
.00000
-01563
-06900
-39600
.52500
-96522

NNNNNNNNDNNONNNNMNNNNNMNNNNNNNDDN

CARRY-BASIS

MARKET-VALUE

29,978,421.

20,000,000.
20,000,000.
35,000,000.
10,000,000.
10,000,000.
20,000,000.
10,000,000.
10,000, 000.
20,000,000.
20,000,000.
10,000,000.
15,000,000.
20,000,000.
10,000,000.
10,000,676.
10,000,000.
20,000,000.
10,009,238.
10,000,000.
24,998,125.
4,997,582.
17,514,612.
9,008,030.
7,000,000.
10,000, 000.

29,843,700.00

20,034,600.00
20,116,000.00
35,016,800.00
10,009,900.00
10,009,900.00
19,991,800.00

9,995,900.00

9,996,500.00
19,999,800.00
20,037,200.00
10,008,400.00
15,043,950.00
20,030,400.00
10,003,125.00
10,000,000.00
10,023,800.00
20,047,600.00
10,008,200.00

9,992,100.00
25,000,000.00

5,000,781.25
17,512,075.00

9,035,640.00

7,036,750.00

9,996,521.90

363,528,265.

363,947,743.15

-134,721.

* $-ABOVE/BELOW



ST

STATE

WATERMARK

ATE OF ARI12ZO
TREASURERT®™S

INVENTORY

INVESTMENTS OUTSTANDING AS OF 8/31/04 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP (5)

1S BOOK-VALUE AMORTIZED THROUGH 8/31/04

POSITI

46114
46153
46054
46049
46010
46014
46147
46163
45318
46169

10

30374
32885
32840
34255
34487
34493
38827
43285
35713
45341
35267
34760
35023
33888
34182
34882

16

SEC-1ID

0454E2J37
0454E2J7
17307339
17307JJF
64072LJU
64072LK5
64072LKR
70050NH9
7005A1G4
90262CJ1

ITEMS

36962GXX
36962G2Q
37042WG3
37042WG3
370420G4
37042WG4
38141EJB
38141EJL
59018YPT
59018YTY
63743HDR
88319QF5
88319QF5
88319QF6
88319QF6
88319QF6

ITEMS

DESCRIPTION

ASSET ONE SECURITI
ASSET ONE SECURITI
CITIGROUP GLOBAL M
CITIGROUP GLOBAL M

NEPTUNE
NEPTUNE
NEPTUNE

PARK GRANADA
PARK GRANADA
UBS FINANCE (DE)

IN SUBTOTAL

GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GOLDMAN
GOLDMAN
MERRILL
MERRILL

FOR:

ELECTRIC C
ELECTRIC C
MOTORS ACC
MOTORS ACC
MOTORS ACC
MOTORS ACC
SACHS GROU
SACHS GROU
LYNCH & CO
LYNCH & CO

NAT"L RURAL UTIL

TEXTRON
TEXTRON
TEXTRON
TEXTRON
TEXTRON

IN SUBTOTAL

FINL CORP
FINL CORP
FINL CORP
FINL CORP
FINL CORP

FOR:

RATE MATURITY YIELD MOO S&P POSITION-SIZE #

RPRRRPRRRRRREPR

NNNNNRPERPNRPPRPOWWWER R

-540
-550
.520
.520
.600
.620
.680
.610
.410
.570

.645
.860
.340
.340
.630
.630
-830
.686
.040
.705
.760
.910
.910
.810
.810
.810

9/07/04
9/07/04
9/09/704
9/15/04
9/28/04
10/05/04
10/25/04
9/28/04
9/02/04
9/01/04

COMMERCIAL PAPER

C 53)

Al 30,018,000.00
Al 21,928,000.00
AA-  25,000,000.00
AA-  20,000,000.00
Al 10,800,000.00
Al 25,000,000.00
Al 50,000,000.00
Al+  50,000,000.00
Al+ 25,000,000.00
Al 25,000,000.00

282,746,000.00
(TYPE  53)

CORPORATE MTN-VAR (ACT/36 ( 58)

3/15/05
10/25/04
3/04/05
3/04/05
5/19/05
5/19/05
10/27/06
3/30/07
1713706
7/09/07
3/10/05
4/24/06
4/24/06
4/25/05
4/25/05
4/25/05

CORPORATE MTN-VAR (ACT/360)

4X

AAA  15,000,000.00
AAA  13,000,000.00
BBB 10,000,000.00
BBB 12,600,000.00
BBB 5,000,000.00
BBB  21,325,000.00
A+ 10,000,000.00
A+ 20,000,000.00
A+ 15,000,000.00
A+ 10,000,000.00

A 15,000,000.00

A-  10,000,000.00
A-  10,000,000.00
A-  10,000,000.00
A-  10,000,000.00
A- 5,000,000.00

191,925,000.00
(TYPE  58)

PRICE

100.

-96750
-96750
-96003
.93471
.87603
.84394
.74588
.87925
-98956
-99378

10938

.02400
.75100
.75100
-01300
-01300
.16800
-98500
-53300
-93900
.18300
.76000
.76000
.66200
.66200
.66200

NNONNMDNNNNDN

NNNNMNNNNNNNNNNNNN

CARRY-BASIS

30,010,295.
21,922,335.
24,991,555.
19,988,177.
10,787,040.
24,961,750.
49,874,000.
49,939,625.
24,999,020.
25,000,000.

MARKET-VALUE

30,008,244.15
21,920,873.40
24,990,007 .50
19,986,942.00
10,786,611.24
24,960,985.00
49,872,940.00
49,939,625.00
24,997,390.00
24,998,445.00

282,473,799.

14,990,309.
13,002,352.
10,000,000.
12,621,886.

5,000,000.
21,325,000.
10,000,000.
20,000,000.
15,051,075.
10,000,000.
15,014,258.
10,011,377.
10,032,390.
10,000,000.
10,000,000.

5,008,027.

282,462,063.29

15,016,406.25
13,003,120.00
10,075,100.00
12,694,626.00

5,050,650.00
21,541,022.25
10,016,800.00
19,997,000.00
15,079,950.00

9,993,900.00
15,027,450.00
10,176,000.00
10,176,000.00
10,066,200.00
10,066,200.00

5,033,100.00

192,056,677.

193,013,524.50

$-ABOVE/BELOW
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INVESTMENTS OUTSTANDING AS OF 8/31/04 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP (5)

1S BOOK-VALUE AMORTIZED THROUGH 8/31/04

POSITI

SEC-1ID

DESCRIPTION

34180 553083BW MMCA 2001-3 A4
33286 895787AP TRIAD AUTO RECEIVA

2

46071
46125
45939
45969
46041
46149
46011
46162
46121
46043
46113
46144
45986
46111
46145
46167
46171
46067
46108
46148
46172
46157
46112
46110

24

128

ITEMS

04821TJQ
10487FU4
41801AV6
4180A0R3
4180A0R5
41902LJW
49833LJH
49833LJIW
53974TJ8
53974TJG
53974TJL
61911FRB
61911FRD
61911FRM
70016KJIV
85788KJ2
85788KJ2
8670X2KC
86888MJIP
86888MJIW
86888MJIW
89346UJN
89346UJT
92646KJT

ITEMS

ITEMS

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

ASSET

ATLANTIC ASSET SEC
BRAHMS FUNDING
HARWOOD FDG 1
HARWOOD FDG 1
HARWOOD FDG 1
HATTERAS FUNDING
KITTY HAWK FUNDING
KITTY HAWK FUNDING
LOCKHART FUNDING
LOCKHART FUNDING
LOCKHART FUNDING
MITTEN RFC

MITTEN RFC

MITTEN RFC

PARK AVENUE REC.
STEAMBOAT FDG CORP
STEAMBOAT FDG CORP
SUNBELT FUNDING CO
SURREY FUNDING
SURREY FUNDING
SURREY FUNDING
TRANSAMERICA ASSET
TRANSAMERICA ASSET
VICTORY RECEIVABLE

ASSET

LGIP

RATE MATURITY YIELD MOO S&P POSITION-SIZE #

1.900 4/16/07 2.214 Aaa A+ 4,143,999.15
1.669 5/12/06 1.666 Aaa AAA  2,173,659.61

2.025 6,317,658.76
BCKD - VAR (ACT/360) 12X (TYPE 106)

ASSET BACKED COMMERCIAL P ( 135)

-550
.640
.580
.570
-590
-590
-520
-580
.570
-590
-590
.570
-560
.600
-580

9/24/04
9/27/04
9/10/04
9/15/04
9/15/04
9/30/04
9/17/04
9/30/04
9/08/04
9/16/04
9/20/04
9/17/04
9/01/04
9/01/04
9/29/04
.580 9/02/04
.580 9702704
.630 10/12/04
535 9/23/04
-600 9/30/04
.600 9/30/704
.560 9/22/04
.570 9/27/04
.600 9/27/04

RPRRRPRRPRRPRRPRRRRPRRRPRRRRERRRRERRRRERRR

1.552 P1 22,850,000.00
1.642 P1 Al  25,000,000.00
1.582 P1 Al  50,000,000.00
1.572 P1 Al  40,000,000.00
1.592 P1 Al  20,000,000.00
1.592 P1 Al  11,000,000.00
1.522 P1 Al  25,032,000.00
1.582 P1 Al  22,686,000.00
1.571 P1 25,000,000.00
1.592 P1 25,000, 000.00
1.592 P1 25,000,000.00
1.571 P1 Al  50,000,000.00
1.561 P1 Al  50,000,000.00
1.600 PL Al  10,000,000.00
1.582 P1 Al  50,000,000.00
1.580 P1 Al+ 25,000,000.00
1.580 P1 Al+ 18,749,000.00
1.634 P1 19,776,000.00
1.537 PL Al  25,000,000.00
1.602 PL Al  25,000,000.00
1.602 P1 Al  22,730,000.00
1.562 P1 Al  30,030,000.00
1.572 P1 Al  22,098,000.00
1.602 P1 Al  50,000,000.00
1.581 689,951 ,000.00

PAPER  (TYPE 135)
1.822 2434964658.76

(FUND

5)

PRICE

99
100

.88024
-00618

-89345
.88409
.95581
.93471
.93471
.86732
.92628
.87143
-96315
-92830
.91088
.92394
-99364
-99364
.87167
-99561
-99561
-81045
-90096
.87143
.87143
-90518
.88409
.88039

NNNNMNNNNOONNNMNNNMNNNNNNNNNN

CARRY-BASIS

4,109,573.
2,173,659.

MARKET-VALUE

4,139,036.30
2,173,793.94

6,283,233.

22,827,372.
24,970,388.
49,980,250.
39,975,577.
19,987,633.
10,985,910.
25,015,089.
22,657,125.
24,992,368.
24,983,437.
24,979,020.
49,965,111.
50,000,000.
10,000,000.
49,938,555.
24,998,902.
18,748,177.
19,739,288.
24,976,548.
24,967,777.
22,700,703.
30,002,672.
22,072,943.
49,942,222,

6,312,830.24

22,825,653.32
24,971,022.50
49,977,905.00
39,973,884.00
19,986,942.00
10,985,405.20
25,013,546.41
22,656,832.61
24,990,787.50
24,982,075.00
24,977,720.00
49,961,970.00
49,996,820.00

9,999,364.00
49,935,835.00
24,998,902.77
18,748,177.13
19,738,514.59
24,975,240.00
24,967,857.50
22,700,776.04
30,001,525.55
22,072,386.21
49,940,195.00

2434049839.

2431841599 .57

-2,208,240.

$-ABOVE/BELOW






